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Mopesn OMHAPHOTO BHIOOpA

JlemugoBa, Manaxos, 11.5

3aganue 11.5.

ba3za nannbix rims14 (¢aiin rims14.dta)

B ¢aiine rlmsl4.dta mpuBenensl naHHBIE O 3apaOOTHOW IUIaTe, BO3pacTe, OOpa30BaHUH,
npodecCHOHaIbHON NPUHAIICKHOCTH poccusH u3  0a3pl maHHbIX RLMS, 14 paynp ompoca,
npoBoauBiuiics B 2005 r.

IlepemeHHbIe:

income — oTBeT Ha Bompoc: «CKOJBKO JieHer B TeueHue nocieannx 30 muerd Bwl momyuwnm mo
OCHOBHOMY MECTY pabOTBhI MOCIIE BbIUETA HAJIOTOB M OTYHCICHUI ?»

wage - OTBET Ha BoIpoc: «Bailia cpeqnemMecsyHas 3apruiata 3a nociegnue 12 mecsiue?»
psu — nepBuuHas exquHuna oroopa (1 — Cankr — [erepOypr, ..., 38 — AMypckas o01.),

marst — ceMmeiiHoe mosoxkeHue (1 — HuKorma B Opake HE COCTOSUIM, 2- COCTOWTE B
3aperucTPUPOBAHHOM Opake, 3 — JKHUBETe BMECTE, HO HE 3apETUCTPUPOBAHbBI, 4 — pa3BE/ICHBI U B
Opake HE COCTOUTH, 5 — BJIOBEI/BJIOBA),

occup — mnpodeccuoHanmbHass rpymnmna (1- BOEHHOCHykamme, 2 — 3aKOHOJATENH, KpYIIble
YMHOBHUKH, YNpPaBJIEHIBI, 3 — NpOopECCHOHANIBl C BBICUIMM OOpa30BaHUEM, 4 — KOHTOPCKHUE
ciy’Kamme, 5 — 3aHsThie B chepe oOcmykuBaHus, 6 — KBaTM(PUIIMPOBAHHBIE ¢/X PAOOTHUKH, 7 —
pEMEeCIEHHUKH, 8 — MPOMBIIIIJIEHHBIE padoune),

educ — o6pazoBanue (1 — 0 kaccoB MIKOJBL, 23 — aCUPAHTypa U T.I1. C TUTIIOMOM),

diplom - 3akoHueHHoe oOpazoBanme (I — 0-6 kmaccoB, 1-2 — HE3aKOHUEHHOE CpeaHEe
oOpa3oBaHue, 3 - 3aKOHUYEHHOE cpeHee oOpa3oBaHue, 4 - 3aKOHYCHHOE cpeliHee 00pa3oBaHue, 5
- 3aKOHUEHHOE CpeHee CleUabHOEe 00pa3oBaHue, 6 - 3aKOHUYEHHOE BhICIIEE OOpa30BaHHE H
BBIIIIE),

gender — ot pecniorieHTa (1 — My»XCKOH, 2 — )KEHCKHUH ),
birth year — rox poxxaeHus,

industry — oTBeT Ha BOIpOC: «B KakoW orpaciau Bbr pabGotaere?» (1 — nerkas u muiieBas
MPOMBIIUIEHHOCTb, ...),

beginning — OTBET Ha BOINPOC: «C KaKOTo rojia Bel paboTaeTe Ha 3TOM MPEATPUITHH ?»
boss — oTBeT Ha Bompoc: «Y Bac ecTb mogunHEeHHBIE Ha 3TOH padote?» (1 —xa, 2 — Her),

subordinates — oTBeT Ha Bompoc: «Ckoybko y Bac moqurnHeHHBIX ?»



duration_weekh - orBet Ha Bompoc: «CKOIBKO Y4acoB B CpeHEM MpojoikaeTcss Bamma oObraHas
paboyast Henensi?»

life sat - oTBer Ha Bompoc: «Hackonbko Bbl ynoBIeTBOpEeHB! WIIM HE YJIOBIETBOPECHBI Bameit
XKU3HBIO B 1eTIoM?» (1 - «II0IHOCTBIO yIOBIETBOPEHBDY, ..., 5 — «COBCEM HE Y OBIETBOPEHBD»),

job_sat - orBeT Ha Bompoc: «Hackombko Bel ynoBineTBOpeHBI WM HE YAOBICTBOPEHBI Barieit
pabotoii B neaom?» (1 - «IlonHOCTBIO YIOBIETBOPEHBI», 2 - «CKOpee yA0BIETBOPEHb», 3 — «!
na, 1 HeT», 4 — «He oueHb y0BIeTBOpEHBD», S — «COBCEM HE yIOBIECTBOPECHBD),

job_career - orBer Ha Bompoc: «Hackonabko Bbl ynoBieTBOpeHBI WM HE YAOBJIECTBOPEHBI
BO3MOXKHOCTsIMU Barrero nmpogeccuonanproro pocta?y (1 - «I1oHOCTBIO yAOBIETBOPEHBDY, ...,5
— «CoBceM He yJIOBJIETBOPEHBIY ),

children - otBeT Ha Bompoc: «Ckoabko y Bac gereit?»,

child less18 - orBer Ha Bompoc: «Ckonbko y Bac ngereit monoxe 18 met?»,

[To mannbM ¢aiina rlms14.dta ¢ nmomompio cratuctuyeckoro nakera STATA mombiTaiitech
BBISIBUTH (DAKTOPHI, BIHUSIONIMEC HAa YJIOBJICTBOPCHHOCTh POCCHSH >KH3HBIO B IIEJIOM, pabOTOiA,
BO3MOXKHOCTSIMU TPOECCHOHATHLHOTO POCTA.

Hanpumep, 1i1s BIsiBJICHHS (DAaKTOPOB, BIUSIONIMX HA YAOBICTBOPEHHOCTh POCCHUSTH JKHU3HBIO B

(N (O

1) Coznaiite 3aBucuMyto nepeMennyto life, paBuyto 1 mis tex, kTo Ha Bonpoc «Hackonbko Ber
YAOBIIETBOPEHBI UJIM HE yIOBIETBOPEHBI Bariieil )ku3Hbio0 B 1esioM?» otBeTuiin «llomHOCTBIO
yIOBJIETBOPEHBI» WK «CKOpee yIOBICTBOPEHBI» (T.€. IUTsl KOTO 3HAYECHUS IIePeMEHHON
life_sat paBHo 1 nnu 2).

2) OueHuTe JOTUT U TPOOUT MOJIEIN C 3aBUCUMOM niepeMeHHoH life, o0bscHsIoIE
IIepEMEHHbIE BBIOEPUTE CAMOCTOSITEIBHO (IIPH HEOOXOAMMOCTH CO3/IaliTe HOBBIE, HATIPUMED

Bo3pact age = 2005 — birth_year wu T1.11.), Berunciaure npeaenpabie 3G GHeKThl 00BICHIIONINX
¢axTopoB B BeIOpaHHOW Bamu Touke. [laiite nHTEpHpeTannio MOJYyYSHHBIM pe3yIbTaTaM.

Ucnonp3yiite cratuctudeckuii maket STATA.

MeToanuyeckue yKazaHus.

Ilone3nrple KOMaHOHI:

set more off

gen life =0

replace life =1 if job sat <3

gen age = 2005- birth_year

tab educ

tab diplom

logit life gender income children age i.diplom
label list psu

logit life gender income children age i.diplom if psu==
gen higheduc=0

replace higheduc=1 if diplom==6



probit life gender income children age higheduc if psu==2

mfx

sum gender income children age higheduc

mfx, at (1 5000 025 1)

probit life income children age higheduc if psu==2 & gender ==

JlonoTHUTEIbHBIE 32/IaHUS.
3) OueHuTe Ka4ecTBO OIEHKH MOoJieei

ITone3urle KOMaHIEL:
estat classification
estat gof

estat classification, cutoff(0.4)
4) TIloctpoiite rpaduK KPUBBIX YYBCTBUTEIBHOCTH U CTICIIU(UIHOCTH

Ilose3nas xomaHaa:

Isens
5) Tloctpoiite rpadgux ROC — kpuBOii ¥ BEIYUCIUTE IJIOMAAb IO Hel

ITonesnast komagaa:

Iroc

JlemuaoBa, Majsaxos, 3agaum 11.1-11.4, 3aganue 11.3
3amaua 11.1.

HccnenoBaTtenss MHTEpeCyeT 3aBHCHUMOCTb BEPOATHOCTH HAaWTH paboTy OT YpOBHSA
oOpa3zoBaHus WHIWBHAyyMa. BBens B kadecTBe 3aBUCHMOU mnepeMeHHyto EMP, paBuyto 1 ms
pabotarornux 1 0 1y1st HepabOTAIOIMKX U S — KOJIMYECTBO JIET 00YUCHUS B KaueCTBE OO BICHSIONIEH,

OH OLICHMJI JIOTUT — MOACIIb.
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Onenure mnpenenbHbi dPdekr oObiIcHSIOmEro ¢akTopa s CPEIHEro 3HAYCHHS

nepemenHoit S =13.5.

Pemenue:

Z(s)=-1.006+0.148-13.5=0.992
exp(—z(s)) = exp(—0,992) =0,371

-z

. e
J&= ey
0371
f(z(s)) = —(1 L0371 =0,1973



) = o o= = f(z(5))- ﬁj =0,148-0,1973 = 0,029
Os 0z Os
WnTepnperanys: npu yBEeIHMYEHUH JIMTEIbHOCTH 0oOydeHus (S) Ha 1 rox Ui MHIUBHAA CO
«CPeIHUMI» CIIOCOOHOCTSIMH BEpOSITHOCTh HAWUTH paboTy yBenuuuBaercs Ha 2.9%.

3agaua 11.2.

[To nabmopenusm st 570 MHAWBUAYYMOB OLICHEHA 3aBUCHMOCTH MOJYYEHHUS IIKOJIbHUKOM
aTTecTaTa oT 0000IIEHHOM OIICHKU pe3yabTaToB TecToB X. [lepemenHast Y npuHUMaeT 3HaUCHHE
1, ecnu arrectaT ObLI MosTydeH U 0 B IPOTUBHOM Cllydae.

OlLieHEHHbBIE MOJIETT UMEIOT CICTYIOIINI BUT:

! Z =—5004+0.1666 X ,

Jlorutr: P{Y, =1} =————,
rut: P{Y, =1} l+expi-2,} " (0.865)  (0.021)

[pobur: P{Y, =1} =F(Z,), F(z) = Ie”z/zdt, Z=-27+053X

(0.083)  (0.0117)

ﬁ_
y

JlaiiTe PKOHOMHYECKYIO HMHTEPIPETAIUI0 TMOJYYCHHBIM pe3yiabTaraM i JIOTHT W TPOOUT
moaene. Halinure mpenensHblii 23ddexT oObscHsromero ¢pakropa B Touke X = 50.15.

Pemenue:

Haiinem npenenbHbIN 3G (EKT B JIOTUT MOJICIIH:
z(Xx) =-5,004 + 0,1666 - 50,15 = 3,351
exp(—z(s)) = exp(—-0,992) =0,0351
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00351
JEED = o0asnyE - 003

PX) _p %= _ F(z(x))- B, =0,033-0,1666 ~ 0,0055
ox 0z Ox /

[Ipu yBenuyenun 0OOOIIEHHOW OICHKH pPE3yJIbTAaTOB TECTOB Ha | Oamin Ans MHIUMBUAA C
000011eHHOM o1leHKON paBHOU 50,15 BEpOSATHOCTH MOJMYYECHHS aTTeCTaTa yBEIMYUBACTCS HA
0,55%.

Haiinem npenenbHbIi 23GGEKT B TPOOUT MOIEIIH:

2(X) =—2,7+0,53-50,15 = 23,88

I
f(Z(X))_\/Z

op(x) Op Oz A
PE) _P E_ i (zy)-f,%0-053%0

ox 0z Ox
[Ipu yBenuyenun 0OOOIIEHHOW OICHKH pPE3yJIbTATOB TECTOB Ha | Oamin Ans MHIUMBUAA C
0000meHHOM oreHKoi paBHOW 50,15 BepoATHOCTH MOMYyYECHHsI aTTecTara IOYTH HE
YBEJIMYUBACTCSL.
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3amgaua 11.3.

N3 750 obpatuBmmxcs 3a ccynoi B 6ank 250 ObL10 B HEW oTKazaHo. J[Jis OIIEHKH BEPOSTHOCTH
MOJIyUCHH A CCYbI 6LIJII/I OLCHCHBbI JIMHEeNHasa U HpOGI/IT MOACINn:

Y=05+1.5X,

P, =1} =F(Z,), F(z) = 2

1 Jz.e
N2 S,
Z=045+3X

rae Y, =1 nng nonyunBmmx ceyny u 0 nHade, X — 10X0J IPOCUTEIIS.

[To mpoOuT Momenn HAWTH TIpeaeTbHbBIN 2P (EKT 10X0/1a B CPEAHEM.

Pemnenne:

Jlns Hadanma HaleM CpeIHUM T0XO/ IIPOCUTENS U3 JIMHEHHON MOJIEIIN.

Y =05+1.5X

Yi= 1, ecnu ccyna Oblia mosrydeHa.

Yi= 0, nnaue.

Yi= 0B 250 cnyvasx => Yi= 1 B 500 ciyuasx.
Otciona F=200_2

750 3

[MoncTasum 510 3Hauenme B ¥ =0.5+1.5X :
§=%+1,5-)?=> X =0,111

Teneps HaiineM npeaenbHbIN 3¢ ekt B mpoOUT MoaEH:

z(x)=0,45+3-0,111=0,783333

¥}

7(z(x)) = \/;_7, o7 = 0,2935

op(x) Op Oz A

P ):—p-—:f(z(x))-ﬂj ~0,2935-3 ~ 0,88

ox 0z Ox
[Ipu yBenuuenun noxona mpocutens Ha 1 eauHUIly (B JTaHHOW 3agade JOXOJ MU3MepseTcs,
CKOpee BCEro B KPYIHBIX €JMHULAX, HApUMEpP B MIH. py0.) A MHIUBHIA CO CPEAHUM
JI0XO0JIOM BEPOSITHOCTh MOJTyUEHUS CCY/bl yBeIUUUBaeTcs Ha 88%.

3amaua 11.4.

st toro, 4toOBl ompenenuTh, 3(GGEKTHBHA JIM HOBas METOAHMKA NPETOaBaHUs
MUKPOIKOHOMUKH, TPOBEJIN CIEAYIOIIUNA HKCIIEPUMEHT: TPOTECTUPOBAIH BCEX CTY/ICHTOB
10 MUKPO’KOHOMHUKE B KOHIIE IEPBOTO U BTOPOTO cemecTpa. YacTh CTyIEHTOB BO BTOPOM
cemecTpe o0y4yaid TO HOBOW METOAMKE, 4acTh Mo cTapoil. Ilocrme sTtoro B kauecTBe
00BSCHSIONIEH BRIOpAJI IEPEMEHHYIO Y, PaBHYIO 1, €Cii pe3yJIbTaT CTYACHTA YTy qIIUIICS
u 0 B MpOTHBHOM clly4yae, a B Ka4eCTBE OOBSICHSIONINX MEPEMEHHBIX X| — Pe3ylbTaThl

5



TecTa B IIEPBOM ceMecTpe, X2 — CPEIHUM 0ajul 1Mo OCTaIbHBIM TIpeaMeTam, D — paBHyio 1,
€CIIU CTYJIEHT 00yyJascs 1o HOBoW MeToauke u 0, ey 1o CTapoi.

[To nmeromuMces TaHHBIM OIICHMJIH MTPOOHT- MOJICIIb:

P, =1} =F(Z,), F(z) = 2

1 Jz.e
N2z 2,
Z =-7452+0.052X, +1.626X, +1.426D.

Haiinure npenenbHblil 3QdeKT nepeMeHHoil D pH cpeHuX 3HaUYeHUAX X , =21.938,

X, =3.117 (pa3HOCTb BEepOSTHOCTEN yyuiieHus pedyabTata npu D=1u D = 0).

Pemnenmne:

Paccunraem npenenbubiii 3 dext nepemenHoi D nmpu cpeaHNX 3HAUCHHSX:
p(z(x,,%,; D =1)) = p(2(x},X,;D = 0)).

z(X,,X,; D =1)=-7,452+0,052-21,938 +1,626-3,117+ 1,426 -1 =0,183
z(X,,X,; D =0)=-7,452+0,052-21,938 +1,626-3,117 + 1,426 -0 =-1,243

0,183 ¢ 0,183

p(z(fl,fz;Dzl)):% j ezdt:Ee 2 =0,392

T %

-1.243 ¢ 1 _-1,243°

p(z()?l,)?z;D=0))=% j e_zdt:\/z_e 2 =0,184
T >, T

p(Z(fb)_%;D = 1))_p(z(f1>7_52;D =0))=0,392-0,184~0,2

[lepexon Ha oOy4yeHHE IO HOBOM METOIMKE YBEIMYMBACT BEPOSTHOCTH YIIYUIICHUS PE3yJbTaTa
cryaenta Ha 20%.

3aganue 11.3.

Jlnis ananusa ayAuTOpuH, UcTioib3ytouiel IHTepHeT asst yuaeOs! 1o ganHbeiM 171 1314 uaauBuaoB
OBLITN OLICHEHBI JTMHEHHAS ¥ IPOOUT MOAEIH (TIOCTEAHSIS ¢ TIpeebHBIMU dh(HEeKTaMt), B KOTOPHIX
intlear = 1 nmpu ucnonp3oBaHuK UHAMBHIOM MHTEpHEeTa 17151 yueObl 1 0 B IPOTHUBHOM citydae, male
= 1 ans myxuuH U 0 U1 KEHIUH, Income — 3apaboTHas IU1aTa MHIMBHUIA TI0 OCHOBHOMY MECTY
paboTsbl, age — Bo3pacT. B ckoOkax yka3aHbl COOTBETCTBEHHO t MJIH Z - CTATUCTHUKH. B 4em coctosT
HEJIOCTAaTKU JUHEUHOU Mosienu? [laiiTe MHTEpIpEeTaluIO MTOJTYYEHHBIM PE3yJIbTaTaM.

INTLEAR = —0.78— .013 AGE —4.53-10"" INCOME - 0.073 MALE

(18.48)  (~11.45) (-0.96) (-3.05)

PUNTLEAR, =1} = F(Z,), F(2) =—— [ "t
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Z =1.01-0.044 AGE —1.51-10"° INCOME — 0.23 MALE

(7.25)  (-1082) (-098) (=3.08)
Marginal effects after probit
variable  dy/dx Std. Err.  z P>z [ 95%C.L ]
age -.0147444  .00133 -11.08 0.000 -.017353-.012136
income -5.07e-10  .00000 -0.98  0.328 -1.5e-09 5.1e-10
male* -.0783057 .02536 -3.09 0.002 -.128015 -.028597

(*) dy/dx is for discrete change of dummy variable from 0 to 1

2) bop3six, Jlememes, 3agaua 6.12.

MeTogoM MaKCHMATBHOTO HIZ}EIBJIOHDI[DﬁHH OLEHNIN JOTHT-MOOelb f;': ==
2+ 3z — Dz

1. OmeHHUTe BepOATHOCTE TOTO, UTO ¥; = 1l A T = 5, 2 = 3.5.
2. Ouenure npenenbHbIN 3(ipekT yRemueHNd T Ha eIMHNIy Ha Bepo-
ATHOCTB TOTO, UTO #; = 1 Ana F =5, 2 = 3.5.

3. IlpM KakoM 3HaUeHHN T NpefelbHBIN 3 ekT yBemueHnd 2 Ha 1 B
TouKe ¥ = 3.5 ﬁ}’,I[ET MAKCHMAIEHEIM?

4. To 1000 mabmroxennit Bunan-Ilyx omenm morucruueckyio mozens P(Y; = 1) = F(Gy + /1 X;),
rie X; — KoIMuecTBo BpeMEHN B Uacax, IIPOBeIEHHOE B TOCTAX, a Y; — (akT 3acTpeBaHNS PN
BBIXOJIE.

OmeHKn mapaMeTpoB paBHHI 3y = 1, J; = 2, ¢ olleHKOIT KOBapMallIIOHHOI MaTPUIIbI
0.25 0.1
0.1 036/
a) IIpoBepbTe 3HAUNMOCTD OT/IEILHEIX KO3(Q)UIIMEHTOB IIPU YPOBHE 3HAUNMOCTHI 5%;

6) Haitnure npenensHbIi aggeKT BpeMeHN, IPOBEAEHHOTO B TOCTIX, HA BePOITHOCTD 3aCTPATD
IIPU BBIXOJE JI/Is II0JTy9acoBOro BU3UTA;

B) Hajtanre MakcuMasbHO BO3MOIKHBIN 1Ipeie/bHbI 9 deKT.



